TAKESHI AMEMIYA 
RICHARD BLUNDELL 
A. RONALD GALLANT 
CHENG HSIAO 
ARNOLD ZELLNER 


Associate Editors: 


HERMAN J. BIERENS 
SIDDHARTHA CHIB 
MARCEL DAGENAIS 
MANFRED DEISTLER 
JEAN-MARIE DUFOUR 
DAVID GILES 
MAXWELL L. KING 
NAOTO KUNITOMO 
KAJAL LAHIRI 

TONY LANCASTER 
ARTHUR LEWBEL 
HELMUT LUTKEPOHL 
JAMES G. MacKINNON 
THOMAS MaCURDY 
AGUSTIN MARAVALL 
ROSA L. MATZKIN 
FRANZ C. PALM 

DALE J. POIRIER 
JAMES L. POWELL 
ERIC RENAULT 
GEERT RIDDER 

PETER E. ROSSI 
JOHN RUST 

KENNETH J. SINGLETON 
WILLIAM E. TAYLOR 
QUANG H. VUONG 
CHARLES H. WHITEMAN 


JECMB6 64(1&2)1-402 
(1994) 


Volume 64, No. 1&2 Sept. /Oct. 1994 


ISSN 0 304-4076 


CONTENTS 


Announcement 

Ronald Bewley, Davic Orden, Minxian Yang, and Lance A. 
Fisher, Comparison of Box-Tiao and Johansen canonical 
estimators of cointegrating vectors in VEC(1) models 

Jerzy Szroeter, Exact finite-sample relative efficiency of sub- 
optimally weighted least squares estimators in models 
with ordered heteroscedasticity 

Phoebus J. Dhrymes, Specification tests in simultaneous 
equations systems 

Thomas S. Shively, Robert Kohn, and Craig F. Ansley, 
Testing for linearity in a semiparametric regression model 

Luke Froeb and Robert Koyak, Measuring and comparing 
smoothness in time series: The production smoothing 
hypothesis 

Robert F. Phillips, Partially adaptive estimation via a normal 
mixture 

Marcel G. Dagenais, Parameter estimation in regression 
models with errors in the variables and autocorrelated 
disturbances 

George J. Borjas and Glenn T. Sueyoshi, A two-stage es- 
timator for probit models with structural group effects 


SUL 


CONTENTS CONTINUED ON BACK COVER 


T 
3 
29 
4 
77 
123 | 
145 
165 


TAKESHI AMEMIYA 
RICHARD BLUNDELL 
A. RONALD GALLANT 
CHENG HSIAO 
ARNOLD ZELLNER 


Associate Editors: 


HERMAN J. BIERENS 
SIDDHARTHA CHIB 
MARCEL DAGENAIS 
MANFRED DEISTLER 
JEAN-MARIE DUFOUR 
DAVID GILES 
MAXWELL L. KING 
NAOTO KUNITOMO 
KAJAL LAHIRI 

TONY LANCASTER 
ARTHUR LEWBEL 
HELMUT LUTKEPOHL 
JAMES G. MacKINNON 
THOMAS MaCURDY 
AGUSTIN MARAVALL 
ROSA L. MATZKIN 
FRANZ C. PALM 

DALE J. POIRIER 
JAMES L. POWELL 
ERIC RENAULT 
GEERT RIDDER 

PETER E. ROSSI 
JOHN RUST 

KENNETH J. SINGLETON 
WILLIAM E. TAYLOR 
QUANG H. VUONG 
CHARLES H. WHITEMAN 


JECMB6 64(1&2)1-402 
(1994) 


Volume 64, No. 1&2 Sept. /Oct. 1994 


ISSN 0 304-4076 


CONTENTS 


Announcement 

Ronald Bewley, Davic Orden, Minxian Yang, and Lance A. 
Fisher, Comparison of Box-Tiao and Johansen canonical 
estimators of cointegrating vectors in VEC(1) models 

Jerzy Szroeter, Exact finite-sample relative efficiency of sub- 
optimally weighted least squares estimators in models 
with ordered heteroscedasticity 

Phoebus J. Dhrymes, Specification tests in simultaneous 
equations systems 

Thomas S. Shively, Robert Kohn, and Craig F. Ansley, 
Testing for linearity in a semiparametric regression model 

Luke Froeb and Robert Koyak, Measuring and comparing 
smoothness in time series: The production smoothing 
hypothesis 

Robert F. Phillips, Partially adaptive estimation via a normal 
mixture 

Marcel G. Dagenais, Parameter estimation in regression 
models with errors in the variables and autocorrelated 
disturbances 

George J. Borjas and Glenn T. Sueyoshi, A two-stage es- 
timator for probit models with structural group effects 


SUL 


CONTENTS CONTINUED ON BACK COVER 


T 
3 
29 
4 
77 
123 | 
145 
165 


CONTENTS CONTINUED 


Siddhartha Chib and Edward Greenberg, Bayes inference in 
regression models with ARMA(p, q) errors 


Robert McCulloch and Peter E. Rossi, An exact likelihood 
analysis of the multinomial probit model 


Bo E. Honoré and James L. Powell, Pairwise difference 
estimators of censored and truncated regression models 

Mark A. Thoma, Subsample instability and asymmetries in 
money-—income causality 

James D. Hamilton and Raul Susmel, Autoregressive condi- 
tional heteroskedasticity and changes in regime 


Bing Cheng and P.M. Robinson, Semiparametric estimation 
from time series with long-range dependence 


Richard Blundell and Richard J. Smith, Coherency and es- 
timation in simultaneous models with censored or quali- 
tative dependent variables 


Jon Danielsson, Stochastic volatility in asset prices: Estima- 
tion with simulated maximum likelihood 


Index 


COMPLETE VOLUME 


(19940964: 1 


241 
279 
307 
401 
0304-4076 &2 ; 1-3 


